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Type of CUSIP Sector Purchase Maturity Par Bond Premium/

Security Date Date Amount Discount

Agency 3134A4MK7 FHLMC 7/8/2010 7/15/2015 1,327,000 89.11553 1,182,563.08 (144,436.92)        

Agency 31398AU34 FNMA 7/8/2010 7/28/2015 2,917,000 2.375% 101.35404 2,956,497.35 39,497.35           

Agency 31359YBX4 FNMA 7/8/2010 1/15/2016 320,000 86.86182 277,957.82 (42,042.18)          

Agency 31359YBY2 FNMA 7/8/2010 7/15/2016 1,795,000 84.79328 1,522,039.38 (272,960.62)        

Agency 31359YBY2 FNMA 7/8/2010 7/15/2016 230,000 84.74781 194,919.96 (35,080.04)          

Agency 3128X4S77 FHLMC 7/8/2010 6/20/2016 2,318,000 84.84889 1,966,797.27 (351,202.73)        

Agency 31359M2D4 FNMA 7/8/2010 12/15/2016 269,000 4.875% 113.41256 305,079.79 36,079.79           

Agency 31359MEL3 FNMA 7/8/2010 6/1/2017 4,432,000 80.72743 3,577,839.70 (854,160.30)        

Agency 31359YCB1 FNMA 7/8/2010 1/15/2018 223,000 78.66035 175,412.58 (47,587.42)          

Agency 3134a4mr2 FHLMC 7/8/2010 7/15/2018 4,537,000 76.26322 3,460,062.29 (1,076,937.71)     

Agency 31359YCD7 FNMA 7/8/2010 1/15/2019 168,000 74.31183 124,843.87 (43,156.13)          

Agency 31359YCE5 FNMA 7/8/2010 7/15/2019 4,663,000 71.80914 3,348,460.20 (1,314,539.80)     

Agency 88059EMW1 TVA 7/8/2010 1/15/2020 112,000 69.91399 78,303.67 (33,696.33)          

Agency 88059EMX9 TVA 7/8/2010 7/15/2020 4,794,000 67.74159 3,247,531.82 (1,546,468.18)     

Agency 88059EMY7 TVA 7/8/2010 1/15/2021 53,000 65.89318 34,923.39 (18,076.61)          

Agency 31359ycj4 FNMA 7/8/2010 7/15/2021 1,769,000 63.83760 1,129,287.14 (639,712.86)        
Agency 31359YCJ4 FNMA 7/8/2010 7/15/2021 2,450,000 63.83760 1,564,021.20 (885,978.80)        

32,377,000.00 25,146,540.51 (7,230,459.49)     
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